Category & # Unique Mgrs.

Domestic Equity
International Equity
Private Equity
Domestic Fixed Income
Inflation Linked Bonds
High Yield

Emerging Market Debt
Global Fixed Income
GAA

GICS

Cash

Total Portfolio Value
Difference From Previous FY
Pension Payroll

City Of Hartford Municipal Employees' Retirement Fund
Office Of The City Treasurer
December 31, 2011 Summary
Market Value (Millions):
Performance—Net of Fees

MERFPerformance +/(-) (12 Months Ending )

MERF Quarterly Performance
MERF Monthly Return

Barclays Capital Aggregate Bond Index
Russell 3000 Index Monthly Return

@Domestic Equity
Binternational Equity
OPrivate Equity
ODomestic Fixed Income
BInflation Linked Bonds
OHigh Yield

BEmerging Market Debt
DGlobal Fixed Income
OGAA

BGICS

BCash

(a)-Gross of Fees

Fund Fund Fund Fund Fund Fund Fund Fund Fund Allocation
As Of As Of As Of As Of As Of As Of As Of As Of As Of % As Of

6/30/2005 6/30/2006 6/30/2007 6/30/2008 6/30/2009 6/30/2010 6/30/2011 6/30/2012  12/31/2012 12/31/2012
4 $ 4513 $ 366.5 $ 357.1 $ 2306 $ 835 $ 96.0 $ 155.0 $ 1473 $ 156.1 16.11%
3) $ 196.2 $ 214.9 $ 254.4 $ 2669 $ 196.0 $ 2340 $ 3014 $ 245.1 $ 2701 27.87%
7 $ 145 $ 19.4 $ 30.0 $ 38.5 $ 40.6 $ 48.3 $ 58.5 $ 639 $ 65.6 6.77%
2 $ 2749 $ 342.6 $ 401.4 $ 2989 $ 1935 $ 160.9 $ 1837 $ 188.0 $ 1895 19.55%
1 s - $ - $ - $ - $ - $ - $ - $ 66.6 $ 54.9 5.66%
[ - $ - $ - $ - $ - $ - $ - $ 413 $ 42,5 4.39%
[ - $ - $ - $ - $ - $ - $ - $ 66.9 $ 75.7 7.81%
4 $ 598 $ 88.5 $ 88.2 $ 2327 $ 188.2 $ 2301 $ 2205 $ 329 $ 333 3.44%
2 3 - $ - $ - $ - $ - $ - $ - $ 448 $ 47.6 4.91%
1 s 2.0 $ 1.6 $ 15 $ 15 $ 15 $ 15 $ 1.4 $ 0.6 $ 0.6 0.06%
$ 158 $ 10.9 $ 19.8 $ 9.9 $ 158.0 $ 105.1 $ 45.3 $ 336 $ 33.3 3.44%
$ 1,014.5 $ 10444 $ 1,152.4 $ 1,079.0 $ 8613 $ 8759 $ 965.8 $ 931.0 $  969.2 100%

$38.2 $29.9 $108.0 ($73.4) ($217.7) $14.6 $89.9 ($34.8) $38.2

$68.0 $71.8 $72.7 $78.2 $81.9 $85.3 $88.6 $90.8 $46.1

9.06% 7.99% 15.30% -1.30% -13.90% 10.60% 18.20% 2.00% 12.70%

1.44% -1.16% 3.90% -0.10% 7.70% -2.30% 2.50% -1.00% 2.20%

0.80% -0.23% -0.40% -3.40% 0.20% 0.20% -0.30% 2.20% 1.30%

-0.81% 6.40% 7.10% 6.00% 9.50% -0.30% 0.10% -0.10%

0.70% 0.18% -1.90% -8.30% 0.30% 15.70% -1.80% 3.90% 1.20%

Domestic Equity
Cash GAA GICS Cash 16%
Global Fixed Income
High Yield

Global Fixed Income

4%

24%

/k-‘k-___'"—‘—
Domestic Fixed Income

21%

Alternative Investments
%

International Equity

Policy
Low
Percent

33%
17%

0%
40%

0%

0%
0%

Policy
Target
Allocation
Percent

16%
21%
5%
20%
5%
4%
5%
4%
5%
0%
0%

Policy
High

Percent
39%
21%
7%
50%

6%

0%
5%
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